DURATION: 0.47

DESCRIPTION

CITIBANK (NON.COLL)
CITIBANK (NON.COLL)
FIDELITY TREASURY ONLY MMF
RBC MMKT

FIDELITY TREASURY ONLY MMF
RBC MMKT

BBT DEPOSIT

BBT DEPOSIT

HOWARD HUGHES MEDICAL INSTITUT
US TREASURY N/B

FREDDIE MAC

TREASURY BILL

FEDERAL HOME LOAN BANK
FEDERAL HOME LOAN BANK
FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
US TREASURY N/B

FEDERAL HOME LOAN BANK
FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

FREDDIE MAC

US TREASURY N/B

US TREASURY N/B

US TREASURY N/B

US TREASURY N/B

FEDERAL FARM CREDIT BANK
FEDERAL FARM CREDIT BANK
SBA POOL 509317

SBA POOL 509528

SBA POOL 509416

SBA POOL 509444

SBA POOL 509683

Georgia State Financing and Investment Commission (GSFIC) Holdings

ASSET CATEGORY

COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
TREASURY MONEY MARKET FUND
TREASURY PLUS MONEY MARKET FUND
TREASURY MONEY MARKET FUND
TREASURY PLUS MONEY MARKET FUND
COLLATERALIZED DEPOSIT ACCOUNT
COLLATERALIZED DEPOSIT ACCOUNT
TERM REPURCHASE AGREEMENT
U.S. TREASURY

FIXED RATE BOND

DISCOUNT NOTE

FIXED RATE BOND

DISCOUNT NOTE

FLOATING RATE BOND

FLOATING RATE BOND

U.S. TREASURY

FIXED RATE BOND

FIXED RATE CALLABLE BOND

FIXED RATE CALLABLE BOND

FIXED RATE CALLABLE BOND

FIXED RATE CALLABLE BOND

U.S. TREASURY

U.S. TREASURY

U.S. TREASURY

U.S. TREASURY

FIXED RATE BOND

FIXED RATE BOND

AGENCY PASSTHROUGH

AGENCY PASSTHROUGH

AGENCY PASSTHROUGH

AGENCY PASSTHROUGH

AGENCY PASSTHROUGH

Office of the State Treasurer

as of June 30, 2020

MATURITY DATE
7/1/2020
7/1/2020
7/1/2020
7/1/2020
7/1/2020
7/1/2020
7/1/2020
7/1/2020

7/23/2020
10/31/2020
11/24/2020
12/10/2020
12/11/2020

3/26/2021

11/8/2021

11/8/2021
11/15/2021
12/10/2021

4/27/2022

8/9/2022
8/9/2022
8/9/2022

9/30/2022
10/31/2022
10/31/2022
10/31/2022

12/6/2023
12/21/2023

2/25/2035

6/25/2036
10/25/2038

6/25/2039

7/25/2040

PAR VALUE

874,611.10
849,046.37
55,307,023.16
184,030,048.57
253,343,694.89
10,002,882.51
81,478,984.05
114,165,690.37
218,951,875.00
10,000,000.00
10,000,000.00
100,000,000.00
5,000,000.00
20,000,000.00
25,000,000.00
25,000,000.00
5,000,000.00
20,000,000.00
8,000,000.00
85,000,000.00
100,000,000.00
70,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00

ORIGINAL COST

874,611.10
849,046.37
55,307,023.16
184,030,048.57
253,343,694.89
10,002,882.51
81,478,984.05
114,165,690.37
218,951,875.00
10,005,468.75
9,936,390.00
99,932,083.33
5,052,100.00
20,000,000.00
25,000,000.00
25,000,000.00
5,006,640.63
20,158,200.00
8,100,960.00
85,453,917.00
100,557,500.00
70,390,250.00
4,956,640.63
4,998,437.50
4,998,046.88
4,998,632.81
4,995,850.00
5,037,389.35

AMORTIZED COST

874,611.10
849,046.37
55,307,023.16
184,030,048.57
253,343,694.89
10,002,882.51
81,478,984.05
114,165,690.37
218,951,875.00
10,000,937.07
9,986,402.54
99,932,500.00
5,012,080.09
20,000,000.00
25,000,000.00
25,000,000.00
5,003,101.02
20,078,578.14
8,036,848.74
85,191,162.21
100,234,785.06
70,164,349.54
4,980,223.30
4,999,269.74
4,998,046.88
4,999,357.50
4,997,152.27
5,026,106.67
548.30
21,525.68
7,631.21
3,485.14
4,496.29

MARKET VALUE

874,611.10
849,046.37
55,307,023.16
184,030,048.57
253,343,694.89
10,002,882.51
81,478,984.05
114,165,690.37
218,951,875.00
10,088,927.10
10,080,042.30
99,928,000.00
5,066,200.50
20,000,000.00
24,958,847.25
24,958,847.25
5,184,570.30
20,755,217.20
8,349,206.24
88,819,962.90
104,625,268.00
73,237,687.60
5,191,406.25
5,212,500.00
5,212,500.00
5,212,500.00
5,454,083.90
5,437,626.95
548.30
21,525.68
7,631.21
3,485.14
4,496.29

1,432,003,856.02

1,433,582,362.90

1,432,682,443.41

1,446,814,936.38

UNAUDITED



